
  
   

   
   
   

   
  

   

   

   

   
   

   
  

   
   

   
   

  
  

   

 

State of California 
Pooled Money Investment Account 

Market Valuation 
10/31/2012 

Carrying Cost Plus 
Description Accrued Interest Purch. Fair Value Accrued Interest 

United States Treasury:
 Bills 19,065,944,630.43$ 19,079,407,850.00$ NA
 Notes 14,730,451,110.16$ 14,771,132,000.00$ 14,934,907.50$ 

Federal Agency:
 SBA 532,731,669.92$ 533,233,533.89$ 550,366.39$ 
MBS-REMICs 279,050,279.32$ 302,583,309.20$ 1,333,499.55$ 
Debentures 750,426,660.88$ 751,178,500.00$ 1,484,166.00$ 
Debentures FR -$ -$ -$ 
Discount Notes 4,293,453,222.16$ 4,297,190,000.00$ NA
 GNMA 7,718.08$ 7,776.60$ 76.70$ 

IBRD Debenture 399,951,803.28$ 400,000,000.00$ 750,000.00$ 

IBRD Deb FR -$ -$ -$ 

CDs and YCDs FR 400,000,000.00$ 400,000,000.00$ 553,345.83$ 
Bank Notes -$ -$ -$ 
CDs and YCDs 3,400,085,240.48$ 3,399,549,073.61$ 2,041,236.12$ 
Commercial Paper 2,959,584,311.07$ 2,959,530,627.78$ NA 

Corporate:
 Bonds FR -$ -$ -$ 
Bonds -$ -$ -$ 

Repurchase Agreements -$ -$ -$ 
Reverse Repurchase -$ -$ -$ 

Time Deposits 4,367,640,000.00$ 4,367,640,000.00$ NA 
AB 55 & GF Loans 11,779,840,040.72$ 11,779,840,040.72$ NA 

TOTAL 62,959,166,686.50$ 63,041,292,711.80$ 21,647,598.09$ 

Fair Value Including Accrued Interest $ 63,062,940,309.89 

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and 
Reverse Repurchase agreements are carried at portfolio book value (carrying cost). 

http:63,062,940,309.89

